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ABSTRAK 
 
        Rosi Susanti. 8215089487. 2012. Pengaruh Economic Value Added (EVA), 
Return on Equity (ROE), Return on Investment (ROI) terhadap Harga Saham 
Perusahaan Kategori LQ 45 di Bursa Efek Indonesia (BEI) Periode 2007-2010. 
Pembimbing: Dr. Hamidah, M. Si., Gatot Nazir Ahmad, S. Si., M. Si. 
       Tujuan penelitian ini adalah untuk menguji pengaruh Economic Value Added 
(EVA), Return on Equity (ROE), Return on Investment (ROI) terhadap harga 
saham perusahaan kategori LQ 45 di Bursa Efek Indonesia periode 2007 sampai 
dengan 2010. Metode yang digunakan adalah metode deskriptif kuantitatif, 
sedangkan jenis data yang digunakan dalam penelitian ini adalah Crossection 
(data silang). Teknik pemilihan sampel dalam penelitian ini adalah sampling 
purposive dengan jumlah sampel sebanyak 16 perusahaan kategori LQ 45, 
sedangkan metode analisis yang digunakan adalah analisis regresi linier berganda 
(Multiple Regression Analysis) dan pengolahan datanya dibantu oleh program 
Eviews 7.0, SPSS 17.0. 
       Hasil penelitian menunjukkan bahwa variabel independen Economic Value 
Added (X1) berpengaruh signifikan terhadap variabel dependen harga saham 
perusahaan kategori LQ 45 (Y), variabel independen Return on Equity (X2) tidak 
berpengaruh signifikan terhadap variabel dependen harga saham perusahaan 
kategori LQ 45 (Y) dan variabel independen Return on Investment (X3) 
berpengaruh signifikan terhadap variabel dependen harga saham perusahaan 
kategori LQ 45 (Y), serta variabel independen Economic Value Added (X1), 
variabel independen Return on Equity (X2) dan variabel independen Return on 
Investment (X3) secara bersama-sama (simultan) berpengaruh signifikan terhadap 
variabel dependen harga saham perusahaan kategori LQ 45 (Y). Berdasarkan hasil 
pengujian koefisien determinasi menunjukkan bahwa: Pengaruh variabel 
Economic Value Added (EVA), Return on Equity (ROE), dan Return on 
Investment (ROI) terhadap variabel harga saham sebesar 66,3 % atau variasi 
variabel independent yang digunakan dalam penelitian Economic Value Added 
(EVA), Return on Equity (ROE), dan Return on Investment (ROI) ini mampu 
menjelaskan 66,3 % variasi variabel harga saham. Sedangkan sisanya sebesar 33,7 
% dijelaskan oleh variabel lain yang tidak dimasukkan dalam model penelitian ini. 
 
 
 
 
Kata kunci:  Economic  Value  Added (EVA),  Return on Equity (ROE),  Return on                       
        Investment (ROI), dan Harga Saham. 
 
 
 
ABSTRACT 
 
       Rosi Susanti. 8215089487. 2012. The Influences Economic Value Added 
(EVA), Return on Equity (ROE), Return on Investment (ROI) Toward Stock 
Price on Companies Category LQ 45 in Indonesia Stock Exchange (BEI) 
Periode 2007-2010. Advisory: Dr. Hamidah, M. Si., Gatot Nazir Ahmad, S. Si., 
M. Si. 
       The purpose of this research is to examine the influence of Economic Value 
Added (EVA), Return on Equity (ROE), Return on Investment (ROI) to the 
company's stock price category of LQ 45 in the Indonesia Stock Exchange period 
2007-2010. The method used is a quantitative descriptive method, whereas the 
types of data used in this research is the Crossection (cross-data). Sample 
selection techniques in this research is sampling purposive with the number of 
samples as much as 16 companies category LQ 45, while analytical methods used 
are multiple linear regression analysis (Multiple Regression Analysis) and its 
data processing program assisted by Eviews 7.0, SPSS 17.0.  
       The results of this study shows that the independent variable Economic Value 
Added (X1) significantly influences to the dependent variable is the company stock 
price category LQ 45 (Y), the independent variable Return on Equity (X2) does not 
significantly influences to the dependent variable is the company's stock price 
category LQ 45 (Y) and the independent variable Return on Investment (X3) 
significantly influences to the dependent variable is the company stock price 
category LQ 45 (Y), as well as the independent variable Economic Value Added 
(X1), the independent variable Return on Equity of the independent variables (X2) 
and independent variable Return on Investment (X3) jointly (simultaneously) 
significantly influences to the dependent variable is the company stock price 
category LQ 45 (Y). Based on the results of the determination coefficient testing 
indicates that: influence of variable Economic Value Added (EVA), Return on 
Equity (ROE), and Return on Investment (ROI) to variable stock price by 66,3% 
or variations of independent variables used in the research of Economic Value 
Added (EVA), Return on Equity (ROE), and Return on Investment (ROI) is able to 
explain 66,3% variations in the stock price variable. While the rest of 33,7% 
described by the other variables that are not included in this research model. 
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